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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | eenriensieees 221,203,816 | ..ovcevrrvrrerirncrienrineniies | eereerinenenns 221,203,816 | ...oovevrennce 172,894,481
2. Stocks:
2.1 Preferred SIOCKS........cvueurririiciieeeiesiiseeesi st esesesnsen | reeessneneeneinns 2,500,000 | ..cvorreienrireinerieeriene | e 2,500,000 | cooovrrirriinn 2,500,000
2.2 COMMON STOCKS. .....vuuieriiriiriiesiisii i | sbsesbiess bbbttt essbnsbes | nebanesinsiisssassss s snssnssnnies | cosesisesssessssssise s seenea 0 [
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($....12,822,230), cash equivalents ($.......... 0)
and short-term investments ($.....80,358,026).............cccuuerrireremiermieessnssisssssssssinns | seesssseseses 73,180,256 | ...oovveerrrerrrencrinirinenis | ceveieeeiinenenns 73,180,256 | ....cooeveene. 123,707,044
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other iNVESIEA @SSELS...........vvrmreeriirreeirieri st eses st enenes | sesss st s st enstsenes | siensssess st ennsne | st (O
9. ReCeIVADIES fOr SECUMLIES........vvvurrireriiiriiceieriie st ssss st enssnas | erssseesssessesssnesesesesenens 0 [ | L0
10.  Securities lending reinvested Collateral @SSEtS..........c.vvevirieereiereeesce e sesessenes | cereresiesessenes 15,722,058 | ..o | e 15,722,058 | ......coevvevnne. 3,884,332
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO 0 | e [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cooeeee | cevververeernnnnns 17,657,702 | ..o | cevereseaeninns 17,657,702 | .o 16,571,838
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0] erereeeteeeteee e ees ettt ssensaenses | ervsensaenssensaesssesssenssensienas | eestessessessnssies s sieesiiens | eevsesssessaees s sessees s iae 0 [
16. Reinsurance:
16.1  Amounts recoverable from FreINSUTETS............ccvivimiiniiinriiriniissiesississisnessissins | coesrieenieniinees 1,090,266 | ... [ s 1,090,266 | .....cocooverenene 1,672,250
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUIEA PIANS............cueuiiiveiieieieieieie et ssssenas | essessessssssssessesssssssesesins | ssessesssssssesssssssessesssssssenss | sssessesssssssessessssessesssanes [0 U
18.1 Current federal and foreign income tax recoverable and iNterest therEON.............ccecvviivien [ everieiieieseieesisieis | ereieinsiese s | evesessssesessssssssssseend [0 T
18.2 Net deferred taX @SSEL..........iwrirrreicrieriiseeies st nesis | seesisssseeesieneens 599,000 | ..ooverncrrrrerernnes 465,000 | .ovvorerirririens 134,000 | oo 128,000
19, Guaranty funds receivable O ON AEPOSIL.........c.cveviiriieieieiiiee ettt sees | estessesessssssessesssssstessesns | ssessesssssssessessssessessessssenss | sssessesssssssessessnsessessesanes [0 T
20. Electronic data processing equipment and SOfWATE. ........c.cccviviieieiinieieeee e | cornrssiesessiesesesssssssesess | sessesssssssesesssssssssessessssans | cosesisssssessesssssssssesesnnd [0 T
21.  Furniture and equipment, including health care delivery assets (§.......... 0).ie et et | ereeretes et ieiens | ereseeetesesrerese s s s senen 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates..........ccoeeririeieiinciseesniieiiens | v | e | e [0 T
24. Health care ($.......... 0) and other amounts receivable
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUuGh 25).........cccueeerreereerreeseeeseessseesssssssessssessssssssssesssssssnsssns | seesssesssssens 333,573,008 | ..ooooneerrernnns 465,000 | ..ovoonrernnes 333,108,008 | .....coovvevnve 322,533,473
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......verrereeieeesseeiseeesseesesessesessessssesssseessessssssssssessssssssesssssssssssssns | sossmesessseens 333,573,008 | ..ooooeeerreennns 465,000 | ...oooonrennne 333,108,008 | .....coovvevnve 322,533,473
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O (0 R L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 {0 I [ I 0
2507 oottt R e | eebseee bRttt etnte | neeetsee sttt nens | eeest et nent s (O
2502, <oeoeeeeeee eSS R e | cebseee b en ettt etnte | seeetsen ettt nene | eeest et e nen s (O
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 [ oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........curererreisrrsriseisisersnessssrssnessens | consessessssssssssssssssssssssenns {01 {0 [0 P 0




Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year §.......... ) PO OT PP PUSTPSPUPRRY IPPOTPUPTPTRTRRO 60,937,481 | oo 61,074,564
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........ccururerierrirrireirniireieeeeiseieesssesse et ssssssesssssesssnees | ceeeesesssssssessssessnsens 24,347,525 | oo 13,061,870
3. LSS AQJUSIMENT EXPENSES......ocviiririreiririreieisisire st ssssessessssssssssessssssssssessesssssssessessssessessesssssssessesssssnsessens | srensessnnnessesennsnns s 29017 | v 10,391,026
4. Commissions payable, contingent commissions and other SIMIlar ChArgES..........cvririnrnrineriessneeeseesessesesesssssesns | serreeessesinsie st sessssesesessessenes | cesessessssssessessssssessessssssssestesseens
5. Other expenses (EXCIUAING taXes, ICENSES ANT FEES)........c.cvviiieieicieirere ettt es s s sssssssesssssss | esbessessesnsssssssesssssstessessssessesaeses | sessssisssssessesssesses s sesssssessesansneas
6.  Taxes, licenses and fees (excluding federal and foreign iINCOME tAXES).........cururrerurerriireiieieineie et seesesteeens [ cnsteseseesensesesessessesssssseeaas 2122 | oo 7,298
7.1 Current federal and foreign income taxes (including $.....61,060 on realized capital gains (I0SSES)).........c.vveerrrrenerenrererinsees | corerereeeresseesissieneees 3,190,897 | oo 5,663,767
7.2 Net AR TaX HADIIILY..... ..o ettt b bbbt ss s st sns | setseesestaee e bsee s st es s st et e st st enen | eesestestsssessees e bbbt
8.  Borrowed money §.......... 0 and interest thereon §.......... L0 OO OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....4,045,134 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACH)..........cccvcveueieieiereeeeceeeeee e sessessenees | sveveesesissessess e sesssssenens 68,6171 | .ooveeererereeere e 733
10, AVANCE PIEMIUM.....ovuvecviieiie ittt st es e b st s e s e bbb st es bbb s s s s s bbb s bbb s s s s s s b s st en bbbt n s s s b s snsenses e bentensa | Hiebensssessesssestesesantessessesensensasss | essessnssstessesissessessesssssnsensessnsnte
11.  Dividends declared and unpaid:
11T SHOCKNOIETS. ...t bbb bbbttt | bttt bbbt [ Heebie bbbt
11,2 PONCYNOIABIS. ..ottt ettt b bbbt sttt s s bbb s s sae s s st essessebensessesansnsans | setestessessnsssessessessnssssessesetensesans | svessissesssssessssassesses e ts s s sensaneaes
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13.  Funds held by company UNder rEINSUFANCE tIEALES...........cceveveveeeiieeieesieiesetese ettt es s ssss s ssssessesssenes | sestessssssssnsssessesnssssessessssnsasseses | sessesisssssessesissessessssessssssssessnsnses
14, Amounts withheld or retained by company for aCCOUNE Of ONETS..........c.cuuiiiiiiieicciee et tessenas | eebesssse st es e sessssseses | sessesssesteses s esse s s st s senee
15, Remittances and items NOt lOCALEM.............ccuuevmmreecireeer st sessennsn | eesssrsssnenss st eeseens 2,614,422 | oo 540,954
16.  Provision for reinsurance (including $.......... 0 CEMIfIEA). ... vuivieiecicise et bensenaes | ernrssiese e ses 1,126,286 | oo 1,126,286
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES..........ovurieririeires st | rreessesssssssssssss e ssssensssssessensans | sessessssssssessssssss st st snsessesssnssnes
18, Drafts OUISIANAING. ... .. cvieeieicic et b bbb s sttt st et s s bt n s ns st entes | Hebensesaesses et estes s en s s s bn s nsenne | ebsesntentes ettt ettt
19.  Payable to parent, subsidiaries and affiliates............cccovvevereriiiiieeieesee ettt | ererierese st es s 2,753515 | oo 9,372,711
20, DEIIVALIVES. ..o | sesbie bbbt | seb b
271, PAYDIE fOF SECUMHES. ... e reurerererereeseiseeeeee ettt es e et se s s E s £ 88 s e n bt s s st ee s et sessantans | 2bsessessastsnssessessanssessensantsnssessansns | sressestsesnssnssnsnssessansnssessanssnenn
22, Payable for SECUMHES IBNAING........c.ecueieiicie sttt b et s s ssesssssssssenans | esssessessssssesessansas 15,722,058 | .ooovrcecieieeinns 3,884,332
23.  Liability for amounts held Under UNINSUIEA PIANS...........cuururiuieririierireieieeisstssesssssessesessessss et asse st essssse st esssessessesssssssssassans | stssssessasssssssssesssssessessansssssnssansss | ressesssssssssnssnsnsssessasssnssessassnenns
24. Capital notes §.......... 0 and interest thereon §.......... 0......
25, Aggregate WIite-inS fOr IADIIES. ... .. vttt sttt ss st ssestenen | sesssssnssesssnssnssesssnssnsssssensanes 131 [ 0
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.vveieieeeieiseciesssessees s sessesssssesssnnss | soesiesssssiessessnssens 120,194,191 | oo 105,125,667
27, ProteCted CEIl ADIIHES. ..........cvuereriicriiieiieii ittt sttt nne s st st eententes | stmtensens sttt | cosnsssess s
28, Total liabilities (LINES 26 @NA 27)........cvuuirirreirririeresseerisessesssessses s esessessseess s ss s sessssesssesnsenessnes | eontssesssesnsssessienas 120,194,191 | v, 105,125,667
29.  Aggregate write-ins for SPECIAl SUMPIUS FUNGS.........vererriieiirririe ettt ss s s st st stens e ssessensntns | sressessessssssssessnsssnssessassnssnssns L0 U 0
30, COmMMON CAPILAl STOCK.......couvviviciiiiciciie ettt bbbttt ntntns | eesienses st anes 3,525,000 | coovereerrieneens 3,525,000
31, Preferred CAPItAl STOCK........ovuruurieceeirie ettt ettt ettt et s st st estans | seiseesestene bt s st s s st nt st enes | eesestent e esE sttt
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........c.cocueieircieicisec st se st ssens | criessesssssssessesses e ssesses s ssesaa L0 U 0
33, SUIMIUS NMOLES.....ooeereririicie ettt s et s s8££ttt s et b st en s s ssnssentnssns | seessssessessnessessastnssnssantnsnssentanes | eesestesssssestens et s en st n st nene
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovveveiciieie ettt sttt s bt ss st s s st st sa s s s esasssstessnsans | seetessessesassnsesasssesans 7577528 | oo 7,577,528
35, UNQSSIGNEA fUNGAS (SUMIUS).......vueeeerrereieereeeseiseeeseteeseesseesees e seesesseseessess st ss s se e ss st et ssess st ssessanssessestensnssessansnns | sesesssssssssessensnsenn 201,811,289 | oo 206,305,278
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0)- ettt ettt bttt snes | seeetsest et st nt st nsentenes | eesestene ettt et
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt st es et sses s snsnnees | srenisnsesesistensesessnsenssssssnssnsensens | sresesntessesintenssnsens et sntesesanrnes
37.  Surplus as regards policyholders (LiNES 29 0 35, 1855 36).........uururrrrrreeurereireeeesneineesessesesesessesssessesssssssssessessessssssessesssssssssessns | sssessssssssssssssessenns 212913817 [ oo 217,407,806
38.  Totals (Page 2, LINE 28, COl. 3)........vveeririeciririreecieeireeceseeiseeeieesi st eesssssessesenssesss e ssseessssesssessssssssesesssssssesssssssssenenses | cosesessessssesssnnees 333,108,008 | .....vvvvrrrirrrirnn 322,533,473
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GDOVE).........civeieeiiiiiiiesieieisitesss et sssssessessess s ensesssssesssssessssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
32083.
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE..........rurrrerririrnrinrieiiecsssiseessssesessssssssssessessssssesssssssssesssssessss | sessssessssssssmssessssssssesssssnssessn L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LiNE 32 @D0VE)... ... .oiuiiuuiieireiiisisssseesesssssssssssessssssssssssnsssssessenssssssssenssnsssssesssnsssssessens | ssessessassssssessasssnssessensansssssssas 0 ] 0
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Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

. Loss adjustment expenses incurred..
. Other underwriting expenses incurred...............

. Aggregate write-ins for underwriting deductions....
. Total underwriting deductions (Lines 2 through 5).
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct.....vee.... (written $
1.2 Assumed......... (written $
1.3 Ceded............. (written $
(written $

DEDUCTIONS:

. Losses incurred (current accident year $.....48,199,218):

2.0 DIMBCL....vu vttt R ARt
2.2 Assumed.
28 T 07T - OSSR

e
INVESTMENT INCOME

. Netinvestment iINCOME BAMNEM. ..ottt nt s
10.
11.

Net realized capital gains (losses) less capital gains tax of $.....61,000.
Net investment gain (I0SS) (LINES 9+ 10).......cvcuiivreieiieieieieteiese ettt s st s st n st ens

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off $.......... D).ttt
Finance and service charges not included in premiums
Aggregate write-ins for miSCEllANEOUS INCOME...........cuiveieiciccie et
Total other income (LINES 12 thrOUGN 14).........ouivieieicie ettt
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11 # 15).. ...ttt s baen
DivIdeNnds t0 POIICYNOIAETS.........vveveeieiieiicicieee bbbttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......c.ccuiireiiiieieie sttt bbbttt
Federal and foreign income taxes incurred........
Net income (Line 18 minus Line 19) (to Line 22

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PriOr YEAI..........c.ccvevviveieiieeieie ettt sessssans
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.......... 0nrre e
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred INCOME taX.........ccuiicieicicie bbb ens
Change iN NONAAMILEEA BSSELS...........cvveiiericieieiie ettt ettt bbb
Change in provision for reinsurance..
Change in surplus notes................
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting PriNCIPIES..........c.evvevrerierieieiiesicie e sens
Capital changes:

3201 P MMttt bbb
32.2 Transferred from surplus (StoCk DIVIAENA)..........cvvvvrieiiriicieiessce sttt
32.3 TranSfErmed t0 SUMPIUS.......cvucuueveerecicie sttt sttt en
Surplus adjustments:

3311 P IN.ttti bbb
33.2 Transferred to capital (StOCK DIVIAEN)..........c.uevuiviiiiiieisies sttt
33.3 Transferred from capital

. Net remittances from or (10) HOME OffiCE.........ccoviiuieiiieiccecse et baes
. DIVIAENAS 10 STOCKNOIARTS.........c.cerveieirriiite it bbb
. Change in treasury stock.
. Aggregate write-ins for gains and losses in surplus
. Change in surplus as regards policyholders (Lines 22 through 37)........cc.ceueerenineieissssse s sessnes
. Surplus as regards policyholders, as of statement date (LINes 21 PIUS 38)........cc.cerurrreierireieinrreeesse s

12,075,549
....53,532,171
11,890,528

................. 11,996,422

................. 11,811,571

.49,302,588 |.

................. 16,039,531
...65,874,426
................. 15,789,373

53,717,192

................. 49,487,439

..28,156,146 |.

................. 66,124,584

................. (6,046,000)
..39,909,084
....................... (69,000)

................. 48,199,218
...... 1,367,169 | ...

....15,585,859 |...

................. 28,156,146

...1,692,303 |.
13,973,986 |.

................. 33,932,084

4,301,768

..... 113459 |...

................... 5,665,004

................... 4,134,288

4,415,227

(7,019,828)

(2,533,870)...

9,799,292

....3,375,443 |.

O ——

(4,485,958)

6,423,849

.............. 217,407,806

(4,485,958)] ...

.............. 205,899,292

...6,423,849 |.

.................... (156,000)
156,000

................. (4,493,989)

................... 6,428,849

................. 11,508,514

.............. 212,913,817

.............. 212,328,141

.............. 217,407,806

0501.
0502. ..
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

Miscellaneous balances charged off..........c..cccocuu......

Summary of remaining write-ins for Line 14 from overflow page... .
Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @D0VE)........iviviiieiiiicies et neenans

3701.
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccouevevevreeeieeeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......viviuiiiieiiiitsies et nasnenaes
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

CASH FLOW

1
Current Year
to Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

© © N o g R~ Db =

-
o o

N
N

13.

16.

17.

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.
19.

CASH FROM OPERATIONS

Premiums collected Net Of FBINSUIANCE.............cc.ocueveereiciee ettt sae s ssnaas

NEE INVESIMENE INCOME. ..ottt bbbt

Miscellaneous income
Total (Lines 1 through 3)
Benefit and 10SS related PAYMENLS...........ocuriuieiericieeereee ettt ettt ss s
Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts.............cocoeueveeeevevieeiniieennne
Commissions, expenses paid and aggregate write-ins for dedUctions..............ccccoueveuiveiereicieeece e
Dividends paid t0 POCYNOIAETS...........ccviiieeiiceiicte e ettt bees
Federal and foreign income taxes paid (recovered) net of $
Total (Lines 5 through 9)
Net cash from operations (Line 4 minus Line 10)

CASH FROM INVESTMENTS
Proceeds from investments sold, matured or repaid:
BONUS. ...ttt

121
12.2
12.3
124
12.5
12.6
12.7
12.8
Cost of investments acquired (long-term only):
13.1
13.2
13.3
134
13.5
13.6
13.7

Net increase or (decrease) in contract loans and premium notes...

Mortgage loans.
Real estate

OthEr INVESIEA @SSELS. ... vvuivueisrisri ittt bbbk
Net gains or (losses) on cash, cash equivalents and short-term investments..............cccocvveievcrreciecereieies
MISCEIIANEOUS PIOCEEAS.........c.cvecviiecieiicee ettt bbbt bbb bbbt s b s b naebenas
Total investment proceeds (LINES 12.1£0 12.7)......curuririinrireieeneieisiteeseesstsee st ssessessees

Bonds....
Stocks
MOMGAGE T0BNS.......coueeieiiciitsiieic ettt bbb bbbttt
REAIBSIAE. ...ttt
Other INVESTEA @SSELS........uuvucerirceeieiieei ettt bbbttt
MiSCEIIANEOUS APPIICALIONS. .....ceuveeereericrircieieie sttt nnen
Total investments acquired (Lines 13.11t0 13.6).......ccccccvvevnenee

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
Cash provided (applied):
16.1
16.2
16.3
16.4
16.5
16.6
Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)..........

SUrpIUS NOLES, CAPItAI NOLES..........cveieiciiie ettt
Capital and paid in SUrpIUS, 1€SS treaSUNY SEOCK..........rvrirrerieirrire st
BOITOWEA FUNGS........ceveeeeit it bbb
Net deposits on deposit-type contracts and other insurance liabilities
Dividends to stockholders

Other cash provided (applied)

Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)......cccccccvvenne.
Cash, cash equivalents and short-term investments:

19,1 BEGINNING Of YT .....eoveeerririicereie ettt
19.2 End of period (LiNe 18 PIUS LINE 19.1).....c.cviireiiiieiiecse ettt sttt aens

................. 48,901,685
................... 4,244,908

53,146,593
................. 20,274,051

................... 5,041,593

..52,315,406
4,506,711

.37,374,401
................. 15,772,192

....55,934,819
................. 15,924,035

..65,069,165

................... 2,445,740

...1,445,766

................... 8,243,007

..1,445,768

................... 1,445,768

.................. (6,619,066)

.................. (7,327,360)

................... 6,797,239

.................. (3,179,722)

.................. (6,619,066)

.................. (7,327,360)

.................. (3,179,722)

................ (50,526,788)

............... 123,707,044
................. 73,180,256

................... 9,444,806

............... 104,165,492
............... 113,610,298

................. 19,541,552

............... 104,165,492
............... 123,707,044

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A

Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Appalachian Insurance Company ("Company") have been prepared on the basis of accounting
practices prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in
accordance with the National Association of Insurance Commissioner' (NAIC) Accounting Practices and Procedures Manual subject to any
deviations prescribed or permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

| SSAP# | FISPage | F/SLine# | CurentPeriod | 2016

NET INCOME

(1) APPALACHIAN INSURANCE COMPANY state basis
(Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ (4,485,958)% 11,037,178

(2) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(3) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(4) NAICSAP (1-2-3=4) XXX XXX XXX |§  (4485958)5 11,037,178

SURPLUS

(5) APPALACHIAN INSURANCE COMPANY state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX $ 2129138178 217,407,806

(6) State Prescribed Practice that is an increase/(decrease) from NAIC
SAP

(7) State Permitted Practice that is an increase/(decrease) from NAIC
SAP

(8) NAICSAP (5-6-7=8) XXX XXX XXX [§ 212913817/ 217,407,806

Use of Estimates

No significant changes

Accounting Policies

1-5. No significant changes

6. (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured

securities are valued at either amortized cost or fair value, depending on many factors including: the type of underlying collateral, whether
modeled by NAIC vendor, whether rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of
amortized cost to par value and amortized cost to fair value.

7-13. No significant changes

Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based on its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes

NOTE 5 - INVESTMENTS

A

Mortgage Loans

No significant changes
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)

B. Debt Restructuring

No significant changes

C. Reverse Mortgages

No significant changes

D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions
obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable
OTTI by CUSIP - Not applicable

OTTI Not Recognized - Not applicable

OTTI Additional Information

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary
impairments should be recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the
cost basis of these securities to be recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash
flows of each security. Unrealized losses are primarily attributable to credit spread widening and increased liquidity discounts. It is possible
that the Company could recognize other-than-temporary impairments in the future on some of the securities, if future events, information
and the passage of time causes it to conclude that declines in value are other-than temporary.

E. Repurchase Agreements and/or Securities Lending Transactions

(1)

(2)

(3)

Policies Requiring Collateral
No significant changes
Collateral Pledged

No significant changes

Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant changes

|b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 15,722,058 |

(required NAIC disclosure regardless of whether there is any significant change)

(4)

Collateral Administered by an Affiliated Agent
No significant changes

Collateral Reinvestment

No significant changes

Collateral Not Permitted to Sell or Replege

No significant changes

Collateral Transactions Beyond One Year

No significant changes

F. Writedowns for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Mortgage Loan
Features

No significant changes
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)
G. Low Income Housing Tax Credits
No significant changes
H. Restricted Assets
No significant changes
l. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
J. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
K. Structured Notes - Not applicable

L. 5% Securities - Not applicable

NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 — DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 — INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT
A Debt
No significant changes
B. Federal Home Loan Bank Agreements (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

A Defined Benefit Plan
(1)-G)
No significant changes
(4) Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(5)-(21)
No significant changes
B. Description of Investment Policies
No significant changes
C. Fair Value of Plan Assets

No significant changes
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS (continued from preceding page)

D. Rate of Return Assumptions
No significant changes
E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans
No significant changes
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
No significant changes
Impact of Medicare Modernization Act on Postretirement Benefits

No significant changes

NOTE 13 - CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant changes

NOTE 15 - LEASES

No significant changes

NOTE 16 — INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH
CONCENTRATIONS OF CREDIT RISK

No significant changes

NOTE 17 — SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A Transfers of Receivables Reported as Sales - Not applicable
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes
(2) Servicing Asset and Liabilities (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable
(4) Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
(5) Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable
(6) Transfers of Receivables with Recourse - Not applicable
(7) Repurchase Agreements - Not applicable

C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 18 — GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

No significant changes

NOTE 19 — DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant changes

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change)

A

B.

Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy. Item 4 provides a

discussion of each of these three levels.

Assets at Fair Value Level 1 Level 2 Level 3 Total
Short Term Investments $ 60,358,026 |$ -1$ 60,358,026
Total $ 60,358,026|$ -9 60,358,026

(2) Fair Value Measurements in (Level 3) of Fair Value Hierarchy

The Company has no assets measured at fair value in the Level 3 category.

(3) Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3

category.

(4) Inputs and Techniques Used for Fair Value

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.
These two types of inputs create the following fair value hierarchy:

Level 1 Quoted prices for identical instruments in active markets

Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets
that are not active; and model-derived valuations whose inputs are observable or whose significant value drivers are

observable

Level 3  Significant inputs to the valuation model are unobservable

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in

Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity
and other relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where
applicable. These investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or

below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those

circumstances, the investment security is classified in Level 3. There are no Level 3 investments at the reporting date.

(5) Derivative Fair Values - Not applicable

Other Fair Value Disclosures - Not applicable
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change) (continued from

preceding page)
C. Fair Values for All Financial Instruments by Levels 1,2, and 3
Not Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $ 223,348,529| $ 221,203,816| $ -9 221,203,816
Cash, cash equivalents and
short-term investments $ 73,180,256 $ 73,180,256 $ 73,180,256 $
Securities lending reinvested
collateral assets $ 15,722,058| $ 15,722,058| $ 15,722,058| $ -
Total $ 312,250,843| $ 310,106,130| $ 88,902,314 § 221,203,816
D. Items for Which Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 — REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant changes

F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

(required NAIC disclosure regardless of whether there is any significant change)

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

(required NAIC disclosure regardless of whether there is any significant change)

No significant changes

NOTE 26 — INTERCOMPANY POOLING ARRANGEMENTS

No significant changes

NOTE 27 - STRUCTURED SETTLEMENTS

No significant changes

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes

NOTE 29 - PARTICIPATING POLICIES

No significant changes

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes

Q06.5




Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 32 - DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant changes

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS

No significant changes

NOTE 35— MULTIPLE PERIL CROP INSURANCE

No significant changes

NOTE 36 - FINANCIAL GUARANTY INSURANCE
A Financial Guarantee Insurance Contracts
No significant changes
B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
2.2 Ifyes, date of change:
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2012
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/10/2014
6.4 By what department or departments?
Rhode Island Division of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

Qo7



Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Yes[ ] No[X]

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

$ 0
Yes[ ] No[X]

$ 0

$ 0

Yes[X] No[ ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 2,500,000 2,500,000
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,500,000 $ 2,500,000
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 15,722,058
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 15,722,058
16.3 Total payable for securities lending reported on the liability page: $ 15,722,058

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X] No[ ]

1
Name of Custodian(s)

2
Custodian Address

JP Morgan Worldwide Securities Services 383 Madison Avenue New York, NY 10179

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:

1 2
Name(s) Location(s)

Complete Explanation(s)

3

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2

Old Custodian New Custodian

3
Date of
Change

4

Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle

securities"].

1
Name of Firm or Individual

2
Affiliation

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

Q07.1

Yes[X] Nol[ ]
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GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0

Qo8




Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
16573........... 47-2606709.......... REISUIE VEIMONL, INC....voivieictt ettt bbbttt bt nans USA......... Unauthorized
All Other Insurers
............................. Estrella Insurance Company, LTD.........c.oviiininrninineinsesesesessesssesssssesssssssssessessessesssssessnes Unauthorized....
. | AA-5760058......... [MMG Insurance Singapore Pld Ltd.. Unauthorized....|..
AA-5760061......... Nemre INSUSTANCE PTE. LTD......c.iieiririieeineieieeiseteess sttt sssss s sssssssssenns Unauthorized....
..................... AA-1120097......... [Neon Underwriting LIMIted............cccevieriiieeeiiesicee e ssesesssssssssesesssens | GBRucievieees [AUNOMZEA.coov. | o e
..................... AA-1370037......... |[RECHCEI RE Bu....ovoeeirireecrsecse e seissieesssssisssssssssssssessesssssssssssssessessessssssssessssssessessenes | LUXerneerenns | UNAUENORZEA. .. | covoicesceees [ e
..................... AA-5760059......... | Sire InSUrance Pte. LTD.......cocrcumirirrerniiniriesrineiseenssissineneesssisessesssssessenssssssenensesssessesesssssssssessnses | OGP seveeees | UNAUNOMZEM. 0. | vovoiiiicicincnes [ v
.................................................. SUEZRE S.A......ooiiiescirisnsssiscssssiscsssissesssssssssessssesssssssssssssssessesssssssssssnssessessensssssesessensss | EUXererierenns | UNAUENOMZEA. oo, | vovovieiirriieisinnins [ evereisinsineinnies

Qo9




Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3 Year Curreﬁt Year Prior Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoeerrrenrrrinienns 790,260 | .ooveverierrireinns 713,690
2. AaSKa.....cccennee K B s |
3. Arizona 378,899
4. AKansas.......cceneneieenen AR [ B e
5. California.. ..3,224,761
6. Colorado.........oceverrereeerininnes 365,946
7. Connecticut
8. Delaware...... LA7,719 16,695 |....
9. District of Columbia........c......DC | oo B | 295 | e
10, Florida. ..., FL|...... Evvoo | e 4,602,893 | ..o 4,733,316 | covoreeerierirerireriseinniens | e | e 491,070 | .o 506,556
11, GEOIGia. e GA ... Ervoo | o 756,488 | ..o 889,719 | oeoieirireiiriieiinsniens | e | e 33,360,912 | oo 34,777,197
12, Hawaii.....coocvecrerninincins HI....... B [ ettt | et | ettt entens | feebieeb bbbt entis | sebnes ettt | Beees ettt
13.
14.
15.
16.
17.
18.  Kentucky
19.  Louisiana.........ccocvrverrernrennens LA|...... Evooo | o 20,059 | oo BA1,318 | oeoceieiieiniinns | et | ettt 403 | o 405
20.
21.  Maryland \ \
22. Massachusetts..........c.covunnee. MA[.... Bt | e 2,804 | s 45,907 | oo | e | s 10 | v 10
23, Michigan........cccoomenmrnmemmecneced MU | e B | s [ e | e 30,222 | i 1,900,000 | ..ooveerieiieieeiiens L 17
24.  Minnesota.... §
25, MiSSISSIPPi....vecvrereereierrene
26, MiSSOUM.....corcrereerrcrieririrrinas
27.  Montana... .
28.  Nebraska.........cocooovrerernnenns
29.  Nevada.......cocoemeneereernennens
30. New Hampshire
31, New Jersey.....covveveverennnnn.
32, New MeXiCO.......cocvvrrereriennens
33, New YOrK....oovneneencneiieinne
34.
35.
36.
37. ,
38, Oregon......ooevevernenrererrnnrnd OR o Bt | oo 31,951 | oo A05,828 | ... | v | s ssssssennes | sessessens s
39.  Pennsylvania.........cccccoeeeneee PA | B | s 406,719 | oo 33,805 | .ot [ et senieniens | et T57 | e, 789
40.
41.
42.
43.
44,
45.
46, Vermont........coevvenvrernenen VT | e T
47, Virginia.....oocoeeeeeeneernernenen VA i Eeooo | e 2,181
48.  Washington.........ccccoevvree . WA | LLELLL. 119,018
49, West Virginia..........cocoeeeer WV | LB 3,571
50. Wisconsin
51, Wyoming.....ccccceeevereeerrierennns
52.  American Samoa
53, GUAM..coiirrireeeernne
54.  Puerto RiCO.......covrrrnrrrinienne
55.  US Virgin Islands
56.  Northern Mariana Islands
57.  Canada......ccovvmirerernnenne
58.  Aggregate Other Alien............
59. Totals ...16,040,599
DETAILS OF
58001.
58002.
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... D00, O N [0 I [0 [0 [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX, | o (01 0 [ oo [0 R [0 O 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)
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Statement for September 30, 2017 of the APPALACH'AN |NSURANCE COMPANY

Organizational Chart
September 30, 2017

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

. Factory Mutual Insurance
COFrpL“::[?;';:ed FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. FMIC Holdings, Inc. FM Glob:llAt:z (';/(l)g)ggt:\nséﬁ- decC.v. Company
NAIC 00000 GBR Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI Escritorio de Representagdao No
AN 1D AR 1120000 NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AIIN ID AA-2730043 Brasil LTDA
NAIC 00000 BRA
|
] ] ] 1 1 | ]
FM Engineering FM ;ilp!arovals FM Appro‘vals Watch Hill Insurance Corporate. FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Compan Insurance Services, Servicios, Insurance Compan Services LLC Insurance Insurance
NAIC 00000 5 pany pany
Limited Representacéo NAIC 00000 VT Inc. S.deR.L de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
Vo) I
= | | | | I I I
FM Engineering Two 95 95 95 95 sz'i‘c’::' FM do Brasil FM Engineering New
Egypt LLC Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombi Servicos de C°"SU|.t'“g Providence
NAIC 0000 EGY NAIC 00000 DE 1 LLC NAIC 00000 DE NAIC 00000 DE Lender LLC "S‘Z"‘S 1a Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 175 Johnston 101 EMEC 3460 1301 Hobbs Solar Hobbs Solar FM Asia
Management Wyman Buildi d Legac 265 Wint Preston Atwood LLC 1LLC 4LLc Holdings
Hobbs B k Edgewater ullding E gewater gacy Inter
Le “Limited Flic Wyman LLC LLC LLC LLC LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 Pte. Ltd.
DE DE
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 Fed ID 46 DE NAIC 00000
DE GBR DE DE DE DE DE DE DE € - Fed ID 30- Fed ID 35- SGP
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River ) 245 81 21LC 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516038 2775533 S 0965702
1169682 1595571 1439297
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Statement for September 30, 2017 of the APPALAC H IAN I N S U RAN C E COM PANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Factory Mutual Insurance
0065 | Company & its Affiliates 21482... [05-0316605.. | ...covvrerrrnes [ coremrreininiiens [ errereereeneneeseeneeens Factory Mutual Insurance Company.................. Rl UIP s | ettt stessessnnns | seeesasseesssssessesastes | sesesessstessesns | seessessesnstessessstesses et eesesse s s esse st tenses e tensesennnens | eees N....... | P
Factory Mutual Insurance
0065 | Company & its Affiliates 10014... | 05-0254496.. | ....coovvrirrinns | cevrrerreireeeens | veereeseesseeseeeesnees Affiliated FM Insurance Company...........ccceeeue.. [ S FMIC Holdings, Inc Ownership......... ....100.000 |Factory Mutual Insurance Company.........cccce. | cooe:Nececc. L IO
Factory Mutual Insurance
0065 | Company & its Affiliates 10316... | 05-0284861.. | ....cocvereirers | rrrerreireierienns | ereereseseiieisnienns Appalachian Insurance Company............c......... [ I RE.....coovvenne. FMIC Holdings, INC.......ccevevrirerereierecienienes Ownership......... ....100.000 |Factory Mutual Insurance Company................ |....N........ | PO
Factory Mutual Insurance
0065 | Company & its Affiliates 00000... [AA-1120610. | ..cocvererrrerine | ervrrrererreirnnes [ e FM Insurance Company Limited.........c.c.coevenee GBR.......... A Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company........ccoeeee | v eeivens | o
Factory Mutual Insurance
0065 | Company & its Affiliates 00000... [98-0131767.. | ...cvverererries | crrrerrireriiieiens | eeerveeereiesieesenns Risk Engineering Insurance Company Limited.. |BMU.......... A, FMIC Holdings, INC......covveviiercreieeiereeinas Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccee. [ veeelNeveiiiis | coviviennne
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [coreereerererrenes [ eereereereneines e [ FM Insurance Europe S.A........ccccoeverrrrernennenns [HV), G- A, Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company........cccoeee | veeeeY eviveins | ceviveeneenne
Factory Mutual Insurance
0065 | Company & its Affiliates 00000... [AA-2730043. | ....ccovrvervrens [ eererieirieiees e, FM Global de Mexico S.A. de C.V........cccoocuu.. MEX.......... A, Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company.........cccco. | veeeYeoroies | veveriinnnas
Factory Mutual Insurance
0065 | Company & its Affiliates 00000... [20-2740839.. | ....covvverrrens [ crrerreirieiies e Watch Hill Insurance Company............cccccvvuene. LV [ A, FMIC Holdings, INC.......covvevvireierreiereereinnes Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccccoee [ cerecNuvieiis | crveicinnnns
Factory Mutual Insurance
0065 | Company & its Affiliates 00000... [05-0453751.. | .ovvvivverriens [ evreirenieiiens [ erereineieiieessienenns Corporate Insurance Services, INC........ccccvvvene. Rl NIA....ccinne FMIC Holdings, INC.......ccovvvrrineirrieiereirieinns Ownership......... ....100.000 |Factory Mutual Insurance Company.........cceeee [ cereeNuvieiis | vovvieinnens
Factory Mutual Insurance
0065 | Company & its Affiliates 00000... [ oiereriiereirees | eervrereerinies [ erererreesieiees | ceerrreeresesieesenens New Providence Mutual Limited...............c.cc...... BMU.......... A Risk Engineering Insurance Company Limited | Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cee. [ veeeNeveiiiis | coviviennne
Factory Mutual Insurance Factory Mutual Insurance Company - Escritorio
0065 | Company & its Affiliates 00000... [coorerreerirerrenes [ erreerereereineines e e de Representacéo No Brasil LTDA. BRA.......... A, Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company........cccoeee | veeeeYeviveins | ceviveineinne
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... {05-0520189.. | ...ccovververrrens [ crvrerreirieiiens e FM Approvals LLC.........cccoovevveviecrieeeie [ I NIA....cccooe. Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company.........cccce. [ cerecNuciiiis | civeiiinas
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [coorierrrerrerieinns [ ervrrreiensiens [ e, FM Engineering International Limited................. GBR.......... NIA....ccoie. FM Insurance Company Limited..................... Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccceeee [ cereeNuvieiis | viveiiinnnns
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [.oiveeriirereiries [ ererveereerieies [ erererveesrieiens | ceerrresresesieessnens FM Engineering Consulting (Shanghai) Co. Ltd. | CHN.......... NIA.............. FM Global Services LLC........c.ccccooevvrrvrirernnee. Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cee. [ ceeeNeveiviis | covivicnnnas
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [coreerrerirerrenes [ eereerereereneines e [ FM Approvals Limited..........ccccveverrrinreneenens GBR.......... NIA .o FM Approvals LLC........cccocnrerrnrereerrinceneireinns Ownership......... ....100.000 |Factory Mutual Insurance Company.........cceee | coeeeNuvriis | covriineenne
Factory Mutual Insurance FM Approvals Assessoria E Representagéo
0000 | Company & its Affiliates 00000... [ cereererreenrernerne | rrereeeereeneens | ereernnereesneinees | eereerersseeseeseeenens LTDA. BRA.......... NIA .o FM Approvals LLC........c.cocovmenreneernineeneireinns Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccoee | coeeeNevorions | o
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [27-1439297.. | ..oovvervevriens [ crreireirieiies e FMRE Holdings LLC......c.cccoevieririeicrieieienne DE............ NIA....ccooine. Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccccoe. [ cerecNucieiis | civeicinnnns
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [58-2190659.. | ....coevvevriens [ errrerrerieiiens [erereiseieiieiseienenns TSB Loss Control Consultants, Inc................... GA..cooevne. NIA....ccoie. Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccceeee | veeYeoreiss | vrvvieinnnns
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [05-6009005.. | ....coceerrrrirer | errrerrrreririeiens | eererveeereresieesenens FMIC Holdings, INC....cevvvivererircieiieicecieennes [R{ UDP.............. Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company........ccccee. | oY eovvvies | coviviennns
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SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [.oorverrirererieiens [ ervrrreriesiiens e e FM Global Servicios, S.de R.L.de C.V.............. MEX.......... NIA....ccooe. FMIC Holdings, INC.......coevevrirerereiereccrenieines Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [27-0433536.. | ...oceverrereere | wrrerrerrerreirnnes | corernerseineeenenenes FM Global Services LLC.........cocoveveenevreerirnienee [ NIA..coon. FMIC Holdings, INC......c.cvuverreieeirineirererienn. Ownership......... ....100.000 |Factory Mutual Insurance Company........cccce. | e |\ TSRO DR
Factory Mutual Insurance FM do Brasil Servicos de Prevencao de Perdas
0000 | Company & its Affiliates 00000... [.eeereriieririeres | eerrrereenieees | erererisesieiees | cererrrieresesieesenens LTDA. BRA.......... NIA............. FM Global Services LLC.........cccccoooervrvrrerernnee. Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | .ovu. |\ S O
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516902.. | ...cvverrerrenes [ cerererreirenirens [ errereereerereereeneeens 610 Lincoln LLC......ovreeerrere s DE.....cccee. NIA .o FMRE Holdings LLC........ocoovrrererneenrreieinnens Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccc.e. | ... |\ JSS R
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516903.. | ....cooervervrens [ crererreirieieens [ eeerieisereiieissienenn, 404 Wyman LLC........cccovvevereereieceeee e DE.......... NIA....ccoovee. FMRE Holdings LLC........ccoeveieieirieiciiinns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... N e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516936.. | ....coveverriens [ crrrerrririieiiens [ ereresereiieissienenns 275 Wyman LLC........cvvveieieieecee e DE............. NIA....ccoone. FMRE Holdings LLC......c.ccoeeeeieiriciciriinns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [20-8836334.. | ....covovrerrrinns [ rrrreirenireiiens [ erereineieiieeseienenns 175 Wyman LLC.....c.ovvvvveereeceseesee s DE.....ccoeu. NIA....coinne FMRE Holdings LLC........cccoeovivirrerieirriiennns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516937.. | ...ccovvereerriies [ eererrireriieiens | eeervieereiesieesenns Park Ridge Building LLC..........cccoevvvivierrirerinns DE............. NIA.............. FMRE Holdings LLC.........ccceoovvieriireeecrene Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | ... |\ S O
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516935.. | ..cvvvreerenes [ eerereereirenires v 93 BUIdING LLC.....oveerere s DE.....cce.. NIA ..o FMRE Holdings LLC........ooovrrireinrerrreirinnens Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccc.. | ... |\ RS R
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [20-2775533.. | ..ccoververrrens [ crrerreisieiiens [ ereressiesiesssienenns 265 Winter LLC.......oveveeeeceeeceeee e DE............ NIA....ccooie. FMRE Holdings LLC........ccoeveeeierieriecirirnnns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [ceorrerrrerrerreinns [ ervrnreieineiens [ [, 245 Winter LLC.....ooveeeeceeeceeese e DE.....cc... NIA....ccoe. 265 Winter LLC......ooveeereeeeee s Ownership......... ....100.000 |Factory Mutual Insurance Company............... | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [27-1440057.. | ..ccvvererrriies [ errervirereiieies | ceerveiereresieesenns FMEC Legacy LLC.......cccoeeveeicevceeeeee DE............. NIA............... FMRE Holdings LLC.........ccceoveeviereiecree Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | .ov.. |\ S O
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516938.. | ....oovrerrener [ cerereereiriniies [ errerereirereereeneeene Neponset River LLC........c.ocevvrurrincenrireerrineenns [] S NIA ..o FMEC Legacy LLC......coovvrverrerrinrereireincreens Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccc.. | ... |\ S R
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [27-1439297.. | ..ceoverereenens | wrmerneereernenees | cereereerneeneeseennens West Glocester LLC..........ovrereeneerrenencrnieenns Rl NIA e FMEC Legacy LLC......ccovvreerrrrieenereieceeens Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccc... | ... Nere [
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516901.. | ..cocorerverrriens [ errrerreirieiies e 601 Edgewater LLC........ccoevvvvererieiecrscies DE............. NIA....ccooie. FMRE Holdings LLC........ccoevieieerieieiriiennns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [27-1595571.. | .ovcvreverriens [ evreirenieiiens [ erereinsieiesssienenns 285 Central Avenue, LLC........ccccoevveierriiirininns [ I NIA....ccoie. FMRE Holdings LLC........cccoeovivierrerieieriiennes Ownership......... ....100.000 |Factory Mutual Insurance Company............... | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [04-3516897.. | ...ccooerererriies | cererrieriiieiens | eeerrieereresieessnns Hobbs Brook Management LLC...............cc.c..... DE............. NIA.............. FMRE Holdings LLC.........ccceoovveeviereecree, Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | ... |\ S OO
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... | coreereerirerrenes | eerrereeereneies | e | e Hobbs Brook Limited...........cccccovrerenerieninen. GBR.......... NIA .o FMRE Holdings LLC........ccoovrrerrnrenrreirennens Ownership......... ....100.000 |Factory Mutual Insurance Company..........cc.... | ... Nero [ e
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Statement for September 30, 2017 of the APPALAC H IAN I N S U RAN C E COM PANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [45-2766487.. | ....cocevvevrens | crrrerrririeiiens [ erereiseieiieissiesenne 101 Edgewater LLC..........ccovvvvevirreeereenenaes DE............. NIA....ccooe. FMRE Holdings LLC........cccoeeeeieierieiereinns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [27-1169682.. | ....coevverriens [ corrrerrenireniens [ erereinrieiiesssienenns 401 Edgewater LLC........cccoovvvverernreirereieiennns [] S NIA...coinne FMRE Holdings LLC.......cccoeviviererieirriiennns Ownership......... ....100.000 |Factory Mutual Insurance Company............co.. | ... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [27-1439940.. | ...ccovereriiies [ errrerrireriieiens | eeerveeereesieesenns Johnston Building LLC..........ccoevvveveniviereiinns DE............ NIA............. FMRE Holdings LLC.........ccceoovveeriereeecrenen Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | .ovu. |\ S O
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [cooreererrererrenes [ eereerereereneines e [ FM Global Services Colombia S.AS.................. COL.......... NIA .o FM Global Services LLC.........cocovverrrrrerrveneenen. Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccc.e. | ... |\ JSS R
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [37-1699077.. | ..ccovververrrens [ eererieirieiiens e Two Ledgemont LLC.........ccooevervireeeicrreeienns DE.......... NIA....ccoovee. 95 Hayden Mezz Owner LLC..........cccooeveinnae Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... N e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [46-0627887.. | ....cocevvervriens [ crrrerrerrieiiens [ ererreiseieiieissienenns 95 Hayden LLC......ccoviuvieieeeieceseeeia DE............. NIA....ccoone. FMRE Holdings LLC......c.ccoeeeeieiriciciriinns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [46-0639741.. | ..cccovivrerrinns [ errreirinireiiens [ erereireeiieiseienenns 95 Hayden Lender LLC.........ccovvvvvivieirernirennns DE.....ccoeu. NIA....coinne FMRE Holdings LLC........cccoeovivirrerieirriiennns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [46-0855775.. | ...ccoveereerries | errerriereiieiens | eeervieereresisesenns 95 Hayden Mezz Owner LLC............cccevevevneeee. DE............. NIA.............. FMRE Holdings LLC.........ccceoovvieriireeecrene Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | ... |\ S O
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [46-0644539.. | ....coovrereine [ cmreererrinires [ errreereinereereeneeens 95 Hayden Mezz Lender LLC...........cocovvrrrrnnnnee. DE.....cce.. NIA ..o FMRE Holdings LLC........ooovrrireinrerrreirinnens Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccc.. | ... |\ RS R
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [46-1609795.. | ....coveverrriens [ crrrerrririeriens e 3460 Preston Ridge, LLC........ccccovcvvvevcrriririennes DE............ NIA....ccooie. FMRE Holdings LLC........ccoeveeeierieriecirirnnns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [46-1737956.. | ..cccoveverriens [ corrrerrenieniens [ erereissienieissienenns 1301 AtWOOd LLC.....oovecec e DE.....cc... NIA....ccoe. FMRE Holdings LLC........cccoeeeeiererieiereinnns Ownership......... ....100.000 |Factory Mutual Insurance Company............... | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... {38-3942900.. | ...ccoeerrrriies [ errrerrirereiieiees | ceerveiereresieesenens 81TWyman LLC.......cccoevieeiveceeeceee s DE............. NIA............... FMRE Holdings LLC.........ccceoveeviereiecree Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | .ov.. |\ S O
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [30-0871090.. | ...cvverreerenes [ cerereereirernerens [ errereereerereereeneeens Hobbs Solar 1 LLC......ccovveeenrreieeerreereereiennenes [] S NIA ..o FMRE Holdings LLC........ccovvrrereinrerrreireneens Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccc.. | ... |\ S R
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [38-3982389.. | .....oovrerrener [ cerereererrirrirens [ e Hobbs Solar 2 LLC.........coeeereerrireeereireereineenes [] SR NIA e FMRE Holdings LLC........cccovreerreernereieineens Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccc... | ... Nere [
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [32-0486346.. |....c.cceovevriens [ corrrerrririeries [ eereireieiierseienenns Hobbs Solar 3LLC........cccoeeivieerireeireinie DE............. NIA....ccooie. FMRE Holdings LLC........ccoevieieerieieiriiennns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [.eorverrrerrerieinns [ evrrreienniens e e FM Asia Holdings Pte. Ltd..........ccoevieierrirninans SGP.......... NIA....ccoie. FMRE Holdings LLC........cccoeovivierrerieieriiennes Ownership......... ....100.000 |Factory Mutual Insurance Company............... | ..... Neoroo [ e
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... {30-0939299.. | .....cccevevrrives | erererrireririeiens | e Green Street Plaza LLC..........ccccoovvvcevivicnnnns DE............. NIA.............. FMRE Holdings LLC.........ccceoovveeviereecree, Ownership......... ....100.000 |Factory Mutual Insurance Company.............c.. | ... |\ S OO
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [35-2566168.. | ....ovvrerrenes [ cerermereirernerens [ errereereirereereeneeens Hobbs Solar 4 LLC.........coevenrreeneererrireereeennenes DE.....ceee. NIA .o FMRE Holdings LLC........ccoovrrerrnrenrreirennens Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccc.e. | ... |\ S R
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... | cererrerreeneereerne | rrereereereeneens | ereesneeseesnesnnes | cereereesseenneseeenens FM Engineering Egypt LLC.......cccovvvviriencerrinn. EGY........ NIA .o FM Engineering International Limted............... Ownership......... ....100.000 |Factory Mutual Insurance Company..........cc.... | ... Nere [
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Statement for September 30, 2017 of the APPALAC H IAN I N S U RAN C E COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Factory Mutual Insurance
0000 | Company & its Affiliates 00000... [30-0965702.. | ..cccovververrriens [ cerrerrernieiiens [ eerreisireiieiseienienns 343 Winter BIdg LLC.......c.ocvevereeieeeesirinns DE............. NIA....ccooe. FMRE Holdings LLC........cccoeeeeieierieiereinns Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ..... Neoroo [ e
Aster Explanation
| 1 | Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

Direct Premiums
Earned

1 2

Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

N
WO UTAWN -

1.1,

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......

. Ocean marine.......
. Inland marine........
. Financial guaranty....

. Medical professional liability - claims-made..
. Earthquake
. Group accident and health...........c..cocoerrirnn s
. Credit accident and health....
. Other accident and health.
. Workers' compensation

, 19.2 Private passenger auto liability

o WAITANEY .ottt
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of buSINESS...........ccccvevevereieiieicrisinns
1 TORAIS e

Medical professional liability - occurrence....

Other liability-0CCUITENCE.........cvuveeereeiieeere et eesneees
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-Claims made.............cceveirrireieeeeee s

: Sum. of remaining write-ins for Line 34 from overflow page.........c..cc.cco....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccecereererrerirsrsririsrienens

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril.

. Earthquake........cccoooeveevenieec,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L Warranty.....cooceceecee s
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

. FIN@NCIal QUATANEY.........cuivieicicisce et

Medical professional liability - OCCUITENCE............cccvuivriieieieirieeese s
Medical professional liability - claims made..

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical AMAGE..........cccveiirieiice e
. AIRCTaft (Al PEIIIS)......cvvveceeiices et

16,145,349

: Sum. of remaining write-ins for Line 34 from overflow page...........cccooeoveereverrirerennens X
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiiinniiniisi s
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Statement for September 30, 2017 of the APPALAC H IAN I N S U RAN C E COM PANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2014 + Priof...ce. | ooverecieierenians 8,071 | oo, 63,395 | oo 71,466 | oo 1,099 |t | s 1,099 | oo, 7,743
2. 2015 s [t | eessresssiess s ssrensenes | dsssessieses s sssssesanes 0 [ eoiieereseeieiieserssiieis | eeerressissiesisssssesssssnssess | sosseesissesiessssssssssnes 0 [ oirererssieeiiesiesiesisiiens | ereerissiessssssssessessssssesens | aerisssessessssssesessessssssasies | snssssiessessassesssesassansans (O] I (01 (O] 0
3. Subtotals
2015 4 Prior. .o | v 8,071 | e 63,395 | oo 71466 | oo 1,099 | e 0
4. 2076..ieiiiiiers | et | ersrereninsnensnerensnssseranes | sonesessssresensssesannseaens 0 [ oot | e enen s
5. Subtotals
2016 + Prior........ | cooovceeierererienians 8,071 | oo, 63,395 | oo 71,466 | oo 1,099 | o 0
6. 2017 e [ D0, ST IS .0 ST I .0 SO P DS S [P 49,566 | .oooerereriias 49,566 |.....ccou.e. XXX otriiriiens [ eonrienresisssissssssssssssssenes | cresessssssssssssessesssssesans | srssssessossossssssssessassanes 0 |, D, 0 SN .0 N PO XXX oo
7. TotalS..cvceeeees | e 8,071 | o 63,395 | .o T1,466 | oo 1,099 | oo 49,566 | ...covovrereriirnns 50,665 | ..cveverreieriiiieinns TTA3 | e [0 IR 62,623 | ..o 70,367 | oo T | e (TT2) | oo (0)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line7 Line 7
Policyholders | .cocovvvevrveenen 217,408
| P 9.558 % | 2. .ooovvrrreen (1.217)% | 3. e (0.001)%

Col. 13, Line 7

Line 8

4 (0.000)%




Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> ow N

The data for this supplement is not required to be filed.

Bar Code:

AR AL A A AR TR A
* 1 03 16 2 0174 9000UO0O0 3 =
AR RS REC O AR TR A
*1 0316 2 01745540000 3 =
A0 R A0 L A
* 1 03 16 2 017 3 650000 3 =*
(O R
*1 0316 2 017540500003 =

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

Current December 31,
Statement Date Prior Year

Q16



Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rverereriirnrreeeeese e
2.2 Additional investment made after acquisition.............ccccccveeeviericiriinnnnns
Current year change in enCUMbBIaNCES...........coveeverrerineneereisneseeseereeeeseeens
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........o.ocrerieneereineeneereeneereeeneeneens
Cost of acquired:

2.1 Actual cost at time Of ACQUISIHION.............c.cviveieciciciie ettt bt
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvveevcviciieccecsie e
ACCrUAl Of AISCOUNL. .....covoeririi s \
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on diSPOSAlS...........ccccerevevieeriieieieisesee e

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized....
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @llOWaNCE............cueimreriierreeree e

Subtotal (Line 11 plus Line 12
Deduct total nONadmitted @MOUNES..........c.eiiiiieii e
Statement value at end of current period (Line 13 MINUS LINE 14).......ciiiiiiiiiisiesesie ettt es s snsaaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

® N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOT YEAT.........ccciueieieiiirieie et nans
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquUISItion..............cc.evveerrenienrereerninny
Capitalized deferred interest and other...........c.ccovvevrieericiieieccsseenn
Accrual of diSCOUNL..........covveveeiereicieicceeee e P
Unrealized valuation increase (decrease)
Total gain (loss) on disposals

Deduct amounts reCeIVEA ON GISPOSAIS...........vuevieiriiiieieieiieiie sttt sttt
Deduct amortization of premium and dePreCiation..............c.ecerurererrireriireire ettt enee
Total foreign exchange change in book/adjusted Carrying VAIUE...........ccovuiieireieiniinieieiessee et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-8+9-10)........ccccceviireriicrinieeieee e
Deduct total nonadmitted @mOUNtS.............ccccevevevriieieicee e

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ok =

©

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
Cost of bonds and SLOCKS ACQUITEA...........c.cveueveiiireiiec ettt anaenes
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............cceiiiciieie ettt bbb naes
Total foreign exchange change in book/adjusted Carrying VAIUE............cc.cccveveevcieenesieee et
Deduct current year's other-than-temporary impairment reCOgNIZEA..........cceveveerieeieieiseie e

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)...........cccovvererrerrereeerieriesse e
. Deduct total Nonadmitted @MOUNLS...........cc.cvueieiciiieie ettt nes
. Statement value at end of current period (Ling 10 MINUS LINE 11).....ov i sessns s ssssssssnsssesns

160,421
...16,654,727
........................................ 315,878

131,993
8,234,987
........................................ 437,864




Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- vttt | ceseeisnsisssississises 149,468,099 | ....ovvvirirririnnne 53,071,729 | oo 781,729 | i (82,388) | ..oovenreriiriieienes 149,565,590 | ..oocvvrirriiriinn. 149,468,099 | ...oovrieiiena 201,675,711 | v 153,142,122
NAIC 2 (B)- 1o | eebesteess sttt eeees 19,535,112 | oo 996,401 | ..o 996,441 | ..o (8,967) | vvrverrieeirireeins 20,039,887 | ..oocveirrireiieinens 19,535,112 | oo 19,528,105 | ..o 19,752,359
INAIC 3 (B)- 11 ereereereireis et b s | 468 eEs bbb b es | 4ebee R bR bRt E Rt R b | eeebiee R bR bbb bbbk | eeEs e ER SRR R bbb s ts e | e ER ek ae | HEieb iR bbbkt | ShbeR bRttt 0 [
INAIC 4 ()- 11 vrrerveeirisriseiseesis et sese sttt s s ss st st s essessenssnsss | eesssssesessassssssessessassanssessessasssness | eesusssessessssssssessessanssnssessassasssnes | Seeesunssessassssssnesessassnssnssessasssnssns | 4esnssessessassssssessassassasssessessasssnsns | £eetsessessessassssssessastessaessessessanssnes | stssssssessessasssessessent et e ssessensansnes | sntensnesestess st s sttt s 0 [
NAIC 5 (B)- 11 es s es s ss s | 2esess e s s s s s s st s st ss st eees | 4etseeesee e s ts e R st ss e s st es st ns | 4eetseetseessee s s R e R et ee s et s e s s e saes | SeeeseeEAeEseee s e s es s sees s s s ss e | £ieetsee ekt s | Stsstsee s s et sttt st enssenes | Shbeestenes sttt 0 [ o
INAIC B (B)-+.-vveereeseeseeseeese s sese st es s ese s s s b8 b s ssees | £E84EE8 L8 e L8 s e 81 EseeE 81 eE 888 eeE8seE8 1208 | 4081e0EteE et oo E e et eeEteoEt ookt eneenetenEtene | 4oekeeteeseeseeseeReeEeeEeeseesentes | £eeEseeEieeEsoeEseeEseeEseeeteeEteeEseees et | eeEeeE oot eeE oot eeE R ettt ent e | £EieeEeeE et enE et ek ekt entenkenes | Shfeeht ettt ettt 0 | i
TOtAI BONGS....e vttt | ensenssnssnsssnesnens 169,003,211 | oo 54,068,130 | ..ooovviriiriiniiiniinens 778470 [ o (89,355) | cveurercrrrreniiniinas 169,605,477 | ooovvvnvrnirncinenns 169,003,211 | ..o 221,203,816 | ..ovovvininriniis 172,894,481

20ISO

.............................. 2,500,000 | ..oovvvvrriniiiniennnnnn2,500,000 | oo 2,500,000

INAIC 2. | Seb e b s b b s bbb bbb e bR bR | £nh e RR e bR RS i SR b e s R s | SEinh e Re s bbb bbb b | Seb e Re R LS E bbb has | £nb e R bbb SRR b bR | SEnh e i e bbb | Shbnh st 0 [

T0. NAIC 3o bbb es | Seb b bbb s bbb bbb bbb bbb | £eEb b E R bR E bbb bbb | Sb bbb bbb bbb | Seb b bE bbb bbb | £eb bbb bbb | Shnb bbb | Shb bbb 0 [

T10 NAIC A | s | HEee s bbb | Shee R e | Sebee bbb | Sheb bbb | s | b 0 [
120 NAIC 5.ttt | Sebea s e st et s bRt | eee e Re e es e h bRt e R R | Hhte e Re i b Rt bt Re et bene | Hebee R e e bR s bt b et nes | £eb e Rt b Rt se et eees | Shete et st | eebene et 0 [ oo
130 INAIC B | SEEneEeEs e b et erE e s et sne R eesentsnE e | € onEeeEseesenisoEnesensententsemsensentsnanes | fEoeeehseesentseEsreentonieisienserieniiiiire | Seiiisemiersoiiieiisessensicsessecseiiociss | Comiiisesiersoiiesesesiecsicsessenseiioces | cieisiesiessensiisiesessonsonsiosensontannne | srioneieeene sttt 0 [
14, Total Preferred SOCK...........oouviiiiiiiiiicirisiirisisccsisscrsinns | risissn s 2,500,000 | ..o 0 [ 0 [ 0 o 2,500,000 | ..o 2,500,000 | ..o 2,500,000 | ..o 2,500,000
15.  Total Bonds and Preferred StocK..........uririniiniiniiniinisnsni i | oeveenesnescnessnecnens 171,503,211 | oo 54,068,130 | ..ccooviiiiiniiniiiininan, 1,778,170 | .o (89,355) | vouveriiciiiiiininas 172,105,477 | v, 171,503,211 | oo, 223,703,816 | ...oooovvviciniiiininas 175,394,481

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S.......... 0; NAIC3S......... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......uiriririeereteiees | et 60,358,026 |.........ccrvunnn XXX e [ 60,364,052 |.......ocovercrrinieriin 275,312 | oottt
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI.........cvoviriierieieinsisrieersseississ et ssessssssessssssnsss | stsssssssessnsssessesssnsssssssssnssns 80,324,907 | oo 80,080,175
2. Cost of short-term iNVESIMENES ACAUINEM...........coviieiiiiieieiecete bbbt snas | snbesssssssessesessssnsessessnsnaes 80,540,820 | ..oevieeieeeeee e 236,712
3. ACCIUAL Of BISCOUNL.......vveeeereciteeriscess et | 4Rt en st | seeessess st nen s
4. Unrealized valuation iNCrEASE (AECIEASE)........curirerririiiiieiseiietesses ettt sttt ense s b bensanss | sssessesssantessesssessessesssssnsassenses (14,030) | .ovevverereieieeesseresees e 8,020
5. Total gain (I0SS) ON QISPOSAIS........evrrerrerrireieririreissreseeessssessessss s ssess sttt st sttt s estensnssents | sessessessssssssnssasssnssessessnssnssessas 14,053 | oo
6. Deduct consideration received 0N QISPOSAIS.........c.ciuiueieiciiiiieieiessiese sttt b e st ssessstantenss | sbsessssestessessssessessessesnsans 100,507,724 | ..o
7. Deduct amOrtization Of PrEMIUML........cvverrurereerieieessseseessesesse e ssess s ssesssssses st es st ens e ss st ens e sses s st e s e st st snsessessanss | ressessessosssnssessasssnssnssasssnssessessasssnssessans | nessesssssnssessnsssnssnssanssnssessensnsnnssessnsanes
8. Total foreign exchange change in book/adjUStEA CATYING VAIUE............ccviuivviiiiiieieiescesieis ettt bseies | estessebssssssessessss st essessesess s s sssessessess | s1essesassessesssssnsessessessnsesses e st es e bsesnsns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuueuieieriirieireirsee et sees | rseessssssesesssssessesssssseesesssssssesssssnssnsessnes | sressssassossessssssssssessessnsassessssssssssssssssssne
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9)........c.ccceverrireriiieieiereieeessieeieeeies | evveersseseesiseses e sesaesened 60,358,026 | .....coovevirrerereeeree 80,324,907
11. Deduct total NONAAMItIEA BMOUNTS...........cuuiiiiieiirecirecireeieee ettt bbbt | Se8b s Rt Rt sttt ettt ns s | feedssee s sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)........ccciiiiiiieiiiieeieeeeceseeeeeseesesienssesie s essenenees | evivessesesseresssesssssessssssenes 60,358,026 | .....ocoovviririrereiieiieia 80,324,907

QsIo03




Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QsSI04, QSI105, QS106, QSI07, QSI08, QE01, QE02, QE03



Statement for September 30, 2017 of the APPALAC H IAN I N S U RAN C E COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government

912828 XR 6 |U S TREASURY N/B 06/26/2017........ CITIGROUP.....ottteirteiitietsisies s nsrs | 2bsisestssbsss et b s bbbt sss st | enbebanssesssessansessensnisente 14,250,557 | .oovovereeccs 14,250,000 | oo 18,397 [1FE. .o

912828  XT 2 |US TREASBILLS 06/28/2017........ CITIGROUP......tteireitieri ittt | shtesess bbb ee bbb nnsenine | eesseraneseessesseneensessreseneoe 24,917,969 ...25,000,000 39,617 | 1FE

912828 XX 3 |US TREASBILLS 06/29/2017........ MORGAN STANLEY ...ttt snsssssenssnsss | shtesessssssssssnssessessssssenssnssssenssenssnsensss | ansssssssssssessasssessenssesanees 13,903,203 | . ...14,000,000 1FE

0599999, Total - BONAS = U.S. GOVEIMIMENL. ..ottt stttk eess f4eesehs s oeE oo e e 1 o0 8oL E 0 f o8 E 808880888 £ 08 e 808 E 0 EoEE e E e H 880 E o8 EEfoEE e EfE L8 E o0 e0 e E e E e h e bt ee dhete et eeb et en bbb eni bt | onbsnesenssnssnnsens s e ensnes 53,071,729 [ oo 53,250,000 58,014 XXX v
Bonds - Industrial and Mi:

92343V EB 6 | VERIZON COMMUNICATIONS INC | | 08/17/2017........ SALOMON BROS......ociuiiiiiiiiniisssissseessessssesnssssssssssssssssssssesssssssssessssssssansens | avenes 996,401 866,000 2FE

3899999. Total - Bonds - Industrial and MiSCellan@ous...........c.couwriiinrinieinisssssssnnciesnenes 996,401 866,000 0 XXX...

8399997, TOAl - BONGS = PAI 3.........uciiiiiii stttk f4 i Eb s e0E e E L oL E L L0 EoEE 08 E 8L L 0L oEEE 068 oL b oL L0t oLEf L E L L L E 0 eLE L b kL0 LE kL L0k b ks eebbiebb st ne bbbttt | ehinnienie et 54,008,130 [ ..o 54,116,000 58,014 XXX...

8309999, TOAl - BOMMAS. ...tttk E e h e E o0k ek €1 eeEeEE e E R eEE LR Rt e R E R E L E R EE LR EEEE LR R e R Lo E R EE LR E RS E R E L EE e eE e R E e E e E R dfete et e R ettt sttt | enine et 54,068,130 [ ..o 54,116,000 58,014 XXX...

9999999. Total - Bonds, Preferred and Common Stocks et eteteietetetaetetisetetetesstietesosieteraties  ebebeesetesssseietssesesesesesetssseiesesissesetssseietsssssesssssseietsssssesssssetessssisessssietesassisessistetetassitetasietetetassitetasstetatastetetasetetates  Aeetetetissetetessesesetistetetasitetasistetesaseses | eresietetesessetesensetesesantasans 54,068,130 XXX 58,014 XXX...

030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Statement for September 30, 2017 of the APPALAC H IAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179M 2T 6 |GNMAPASS-THRU........ccooovvrerririririinnes ..109/01/2017. | MORTGAGE PAYDOWN............... 228,490 | .......... 228,490 | .......... 249197 | oo 231,528 | ..o | e (3,038) | ..ooovverenae (3,038) 228,490 (U I 7,867 | 02/20/2043. | 1.....ccvveneve
36200Q 2T 0 [GOVT NATL MTGE ASSN.....cccovmireninnecns .. 1 09/01/2017. | MORTGAGE PAYDOWN............... 393 393 402 | s 394 | | s ()] I (1) 393 O 18 | 02/15/2032. | 1....ccvvvvrnn
0599999. Total - Bonds - U.S. GOVErNMENt.........cocovrieirieiriiissiisciis 228,883 | .......... 228,883 | .......... 249599 | ............. 231,922 | oo (] (3,039) 0 (3,039) 0 228,883 0 0 [ 7,885 XXX XXX
Bonds - U.S. Special Revenue and Special A it
31294K M4 4 |[FHLMCPC .. .. 109/01/2017. | MORTGAGE PAYDOWN.........ccccooe | v | v, 981 | 4,981 | 5,169 | 05,007 | s | eeneieeennnn(26) | e | s (26) 4,981 0 [ o 182 |01/01/2018.
31296S M5 2 |FHLMC ..109/01/2017. | MORTGAGE PAYDOWN 2,849 (U I 114 | 01/01/2034.
31297T WF 6 |FHLMCPC .| 09/01/2017. | MORTGAGE PAYDOWN .96 |.. 14,544 0 502 |09/01/2035.
31298N UG 8 |FHLMC GOLD PC .1 09/01/2017. | MORTGAGE PAYDOWN (2. ) 236 (U I 12 | 05/01/2031.
31411A  JG 1 |FEDERAL NATL MG .| 08/01/2017. | MORTGAGE PAYDOWN. ..16,026 ..16,026 ..16,130 )| . ) 16,026 0 612 | 11/01/2036.
31419A DS 3 |FNMAPASS-THRU LNG30Y.. .. | 08/01/2017. | MORTGAGE PAYDOWN e . .14,210 )] ) 14,210 0 566 | 09/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 52,846 | ............ 52,846 | ............ 53,881 | oo 53,042 | .o (| I (197) 0 (197) 0 52,846 0 0 0. 1,988 XXX
Bonds - Industrial and Miscellaneous
202795 HS 2 |COMMONWEALTH EDISON CO............... . 109/15/2017. [ MATURITY ..cooorrimiiieneiieneins [ o | o 500,000 | .......... 500,000 | .......... 498,590 | ......cccco..s 499,871 129 500,000 0 | 30,750 |09/15/2017. | 1FE............
92343V AX 2 |VERIZON COMMUNICATIONS INC.......... .. 1 08/17/2017. | EXCHANGE..........ccooiiiiciiiniiiiins [ | oo 1,216,401 | ...... 1,000,000 | .......... 991,450 ....995,883 558 996,441 | ..o | s 219,960 | ....... 219,960 | ....... 40,250 | 04/01/2021. [ 2FE............
3899999. Total - Bonds - Industrial and Miscellaneous 1,716,401 .1,500,000 .1,490,040 1,495,754 687 0 1,496,441 | .0 | 219,960 219,960 71,000 XXX XXX
8399997. TOtAl = BONAS = P 4. e | cnieeas 1,998,130 | ....... 1,781,729 | ...... 1,793,520 .1,780,718 (2,549) 0 LATT8170 |0 | 219,960 | ....... 219,960 | ....... 80,873 XXX XXX
8399999. TOAl = BOMAS. ...ttt st et skttt | nninas 1,998,130 | ....... 1,781,729 | ....... 1,793,520 .1,780,718 (2,549) 0 oo 1,778,170 |0 [ i 219,960 | ....... 219,960 | ....... 80,873 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks .1,998,130 XXX 1,793,520 .1,780,718 (2,549) 0] i 1,778,470 |0 | e 219,960 219,960 80,873 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.




Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt.B-Sn. 1
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09



Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date

Cash Equivalents (Schedule E Part 2 Type)
69033L  ZZ 5 |OCBC NEW YORK......ccoomireriniirrinrisensierssiseiesissines 10/19/2017.......
76582  YH 1 |RIDGEFIELD FUNDING COMPANY, LLC A......iimiiiiicrierienisisseessssssesiessesesessssessessees 11117/2017.......
87019U 2T 5 | SWEDBANK, NEWYORK......ooiimiiiiitiriitisieieissiseee sttt 09/27/2017.......
105130  6M 7 | BRANCH BANKING AND TRUST......ccovturriiririeriienieneseesssssessesssessessssenns 09/27/2017.......
000000 00 0 |CITIGROUP GLOBAL MARKETS INC.........ccovvvvrrrinene 09/25/2017.......
000000 00 0 [HSBC SECURITIES,INC......covueiiieiiniiiiesieiseiesie it 09/25/2017.......
000000 00 0 |HSBC SECURITIES,INC ST SO OO ROOPTT RO 750,000 |09/25/2017.......
000000 00 0 |MLPIERCE FENNER & SMITH INC.........ccoiiiiiiiiiiiiisiiseesssisei e essesnees ...1,674,027 |09/25/2017.......
000000 00 0 |MLPIERCE FENNER & SMITH INC........coooiiiriimriiiiriirerinrierinniseiesisesssnieniesissssessessssssssesssssenssssssssesssessssssssses | Gurnerveninens | sveeeenirerensnenienes | eeeerereronnenes 1,000,000 | wocvoiicirniins 1,000,000 |09/25/2017.......
000000 00 O |NATIXIS NEW YORK BRANCH........ccomiiuririiiiniritiissiiesiesesessiss s ssesssenes ...1,000,000 |09/25/2017.......
000000 00 0 |NATIXIS NEW YORK BRANCH........ccosiirirmiiiiiiicisisietssistiesiei s 200,000 |09/25/2017.......
000000 00 0 [NOMURA SECURITIES.......cooiiiierieeitesesisiie st sesse s s s ssessanen ...1,000,000 |09/25/2017.......
000000 00 0 | NOMURA SECURITIES........ituuureuremmerirereseessseiseesssessessses st ss s st s ssssssssssssnas . 200,000 |09/25/2017.......
000000 00 0 |SOCIETE GENERALE NY BRANCH.. [CRTSRTIOITE [PTORTIORIPPINN IFPRRTRRORPRPO 3,000,000 ...3,000,000 |09/25/2017.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........ccccc...... 15,722,058 .15,722,058 XXX

9999999.  Totals..... i 15,722,058 15,722,058 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....11,837,726  Book/Adjusted Carrying Value $.....11,837,726

2. Average balance for the year:  Fair Value $.....11,662,293  Book/Adjusted Carrying Value $.....11,662,293

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....15,722,058 NAIC 2: §......... 0 NAIC 3: §..

QE10




Statement for September 30, 2017 of the APPALACHIAN INSU RANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE

QE11




Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4 5 Book Balance at End of Each 9

Month During Current Quarter
6 7 8

Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

JP MORGAN CHASE NEW YORK, NY. 0.350 27,610 3,808,989 4,716,207 | ccovvvveennnn 12,824,230 | XXX

0199998. Deposits in.....1 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX (2,000) (2,000) (2,000) | XXX
0199999. Total Open Depositorie: XXX XXX 27,610 0 3,806,989 4,714,207 XXX
0399999. Total Cash on Deposit XXX XXX 27,610 0 3,806,989 4,714,207 XXX
0599999. Total Cash, XXX XXX 27,610 0 3,806,989 4,714,207 XXX

QE12
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Statement for September 30, 2017 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

NONE
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